
STATE OF ARIZONA

August 31, 2018

ATZG

ST OF AZ POOL 7 LGIP FF&C

September 11, 2018As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

CASH
1.000000Exchange Rate:US DOLLAR

USD US DOLLAR

1.000000Local-0.010 -0.01 -0.011.000000 0.00 0.00
1.000000Base -0.01 -0.011.000000 0.00 0.00

US DOLLAR  Total
-0.010 Local -0.01 -0.01 0.00 0.00

Base -0.01 -0.01 0.00 0.00

Base-0.010 -0.01 -0.01 0.00 0.00

CASH Total

CASH EQUIVALENT
1.000000Exchange Rate:US DOLLAR

13 Sep 20181.891912796NV7 TREASURY BILL 09/18 0.00000

99.942967Local60,000,000.000 59,965,780.00 59,965,780.0099.942967 0.00 5.38
99.942967Base 59,965,780.00 59,965,780.0099.942967 0.00 5.38

11 Oct 20181.613912796NZ8 TREASURY BILL 10/18 0.00000

99.820822Local50,000,000.000 49,910,411.11 49,910,411.1199.820822 0.00 4.48
99.820822Base 49,910,411.11 49,910,411.1199.820822 0.00 4.48

08 Nov 20181.608912796PD5 TREASURY BILL 11/18 0.00000

99.696267Local40,000,000.000 39,878,506.66 39,878,506.6699.696267 0.00 3.58
99.696267Base 39,878,506.66 39,878,506.6699.696267 0.00 3.58

31 Jan 20192.153912796PP8 TREASURY BILL 01/19 0.00000

99.097600Local20,000,000.000 19,818,191.11 19,819,520.0099.090956 1,328.89 1.78
99.097600Base 19,818,191.11 19,819,520.0099.090956 1,328.89 1.78

06 Sep 20181.9071912796PY9 TREASURY BILL 09/18 0.00000

99.973513Local40,000,000.000 39,989,405.00 39,989,405.0099.973513 0.00 3.59
99.973513Base 39,989,405.00 39,989,405.0099.973513 0.00 3.59

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

August 31, 2018

ATZG

ST OF AZ POOL 7 LGIP FF&C

September 11, 2018As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

27 Sep 20181.91912796QA0 TREASURY BILL 09/18 0.00000

99.862344Local80,000,000.000 79,889,875.55 79,889,875.5599.862344 0.00 7.17
99.862344Base 79,889,875.55 79,889,875.5599.862344 0.00 7.17

04 Oct 20181.9659912796QB8 TREASURY BILL 10/18 0.00000

99.819793Local20,000,000.000 19,963,958.50 19,963,958.5099.819793 0.00 1.79
99.819793Base 19,963,958.50 19,963,958.5099.819793 0.00 1.79

18 Oct 20181.98912796QD4 TREASURY BILL 10/18 0.00000

99.741500Local40,000,000.000 39,896,600.00 39,896,600.0099.741500 0.00 3.58
99.741500Base 39,896,600.00 39,896,600.0099.741500 0.00 3.58

01 Nov 20181.969912796QF9 TREASURY BILL 11/18 0.00000

99.662839Local50,000,000.000 49,831,419.72 49,831,419.7299.662839 0.00 4.47
99.662839Base 49,831,419.72 49,831,419.7299.662839 0.00 4.47

20 Dec 20182.05912796QP7 TREASURY BILL 12/18 0.00000

99.379400Local20,000,000.000 19,874,722.22 19,875,880.0099.373611 1,157.78 1.78
99.379400Base 19,874,722.22 19,875,880.0099.373611 1,157.78 1.78

24 Jan 20192.1305912796QU6 TREASURY BILL 01/19 0.00000

99.143700Local20,000,000.000 19,828,376.39 19,828,740.0099.141882 363.61 1.78
99.143700Base 19,828,376.39 19,828,740.0099.141882 363.61 1.78

04 Sep 20181.93921FRK000 BMO TRIPARTY MTGE CLAS/ISIT/RTRP MATU//20121224

100.000000Local12,455,332.200 12,455,332.20 12,455,332.20100.000000 0.00 1.12
100.000000Base 12,455,332.20 12,455,332.20100.000000 0.00 1.12

04 Sep 20181.98926NKW009 AMHERST PIERPONT 04/15 VAR

100.000000Local80,000,000.000 80,000,000.00 80,000,000.00100.000000 0.00 7.18
100.000000Base 80,000,000.00 80,000,000.00100.000000 0.00 7.18

04 Sep 20181.94979QHT009 WELLS FARGO REPO

100.000000Local220,000,000.000 220,000,000.00 220,000,000.00100.000000 0.00 19.75
100.000000Base 220,000,000.00 220,000,000.00100.000000 0.00 19.75

04 Sep 20181.95979TUW001 GUGGENHEIM SECURITIES REPO 08/14 VAR

100.000000Local150,000,000.000 150,000,000.00 150,000,000.00100.000000 0.00 13.47
100.000000Base 150,000,000.00 150,000,000.00100.000000 0.00 13.47

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

August 31, 2018

ATZG

ST OF AZ POOL 7 LGIP FF&C

September 11, 2018As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

04 Sep 20181.91985FHY004 MITSUBISHI UFJ   REPO

100.000000Local53,175,915.030 53,175,915.03 53,175,915.03100.000000 0.00 4.77
100.000000Base 53,175,915.03 53,175,915.03100.000000 0.00 4.77

US DOLLAR  Total
955,631,247.230 Local 954,478,493.49 954,481,343.77 2,850.28 85.70

Base 954,478,493.49 954,481,343.77 2,850.28 85.70

Base955,631,247.230 954,478,493.49 954,481,343.77 2,850.28 85.70

CASH EQUIVALENT Total

FIXED INCOME
1.000000Exchange Rate:US DOLLAR

11 Oct 2018912796NZ8 TREASURY BILL 10/18 0.00000

98.674167Local30,000,000.000 29,935,133.27 29,935,133.2799.783778 0.00 2.69
98.674167Base 29,935,133.27 29,935,133.2799.783778 0.00 2.69

20 Sep 2018912796PZ6 TREASURY BILL 09/18 0.00000

99.899136Local40,000,000.000 39,959,654.52 39,959,654.5299.899136 0.00 3.59
99.899136Base 39,959,654.52 39,959,654.5299.899136 0.00 3.59

23 Nov 20180.01912796QK8 TREASURY BILL 11/18 0.00000

99.524940Local40,000,000.000 39,809,976.08 39,809,976.0899.524940 0.00 3.57
99.524940Base 39,809,976.08 39,809,976.0899.524940 0.00 3.57

27 Dec 20180.01912796QQ5 TREASURY BILL 12/18 0.00000

99.330290Local30,000,000.000 29,797,570.59 29,799,087.0099.325235 1,516.41 2.68
99.330290Base 29,797,570.59 29,799,087.0099.325235 1,516.41 2.68

07 Feb 20190.01912796QW2 TREASURY BILL 02/19 0.00000

99.051000Local20,000,000.000 19,807,786.65 19,810,200.0099.038933 2,413.35 1.78
99.051000Base 19,807,786.65 19,810,200.0099.038933 2,413.35 1.78

US DOLLAR  Total
160,000,000.000 Local 159,310,121.11 159,314,050.87 3,929.76 14.30

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

August 31, 2018

ATZG

ST OF AZ POOL 7 LGIP FF&C

September 11, 2018As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

Base 159,310,121.11 159,314,050.87 3,929.76 14.30

Base160,000,000.000 159,310,121.11 159,314,050.87 3,929.76 14.30

FIXED INCOME Total

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

August 31, 2018

ATZG

ST OF AZ POOL 7 LGIP FF&C

September 11, 2018As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

1,113,788,614.59Base1,115,631,247.220
FUND Total

1,113,795,394.63 6,780.04 100.00

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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Currency Summary

Holdings

View Date: September 11, 2018

% FundUnits Total Cost Market Value Total Unreal Gn/LsUnreal Curr Gn/LsUnreal Sec Gn/Ls
% Currency

As of: August 31, 2018

Base Currency:USD - US DOLLAR

ST OF AZ POOL 7 LGIP FF&C

ATZG
STATE OF ARIZONA

FUND:

US DOLLAR 1.000000Exchange Rate:

-0.010 -0.01 0.000.00Local -0.01 0.00

CASH

0.00-0.01 0.000.00-0.01Base 0.00

955,631,247.230 954,481,343.77 2,850.282,850.28Local 954,478,493.49 85.70

CASH EQUIVALENT

2,850.28954,481,343.77 2,850.280.00954,478,493.49Base 85.70

160,000,000.000 159,314,050.87 3,929.763,929.76Local 159,310,121.11 14.30

FIXED INCOME

3,929.76159,314,050.87 3,929.760.00159,310,121.11Base 14.30

US DOLLAR  Total
1,115,631,247.220 1,113,788,614.59 1,113,795,394.63 6,780.046,780.04Local 100.00

0.006,780.041,113,788,614.59 1,113,795,394.63 6,780.04Base 100.00

0.006,780.041,115,631,247.220 1,113,788,614.59 1,113,795,394.63 6,780.04

FUND Total
Base 100.00

Prepared by State StreetPage 6 Books Closed



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA

ATZG

August 31, 2018 September 11, 2018

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH

-0.010 -0.01 -0.01 0.00 0.00 0.00 0.00
US DOLLAR

CASH Total
-0.010 -0.01 -0.01 0.000.00 0.000.00

Page 7 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA

ATZG

August 31, 2018 September 11, 2018

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH EQUIVALENT

955,631,247.230 954,478,493.49 954,481,343.77 85.70 2,850.28 0.00 2,850.28
US DOLLAR

CASH EQUIVALENT Total
955,631,247.230 954,478,493.49 954,481,343.77 2,850.2885.70 2,850.280.00

Page 8 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA

ATZG

August 31, 2018 September 11, 2018

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FIXED INCOME

160,000,000.000 159,310,121.11 159,314,050.87 14.30 3,929.76 0.00 3,929.76
US DOLLAR

FIXED INCOME Total
160,000,000.000 159,310,121.11 159,314,050.87 3,929.7614.30 3,929.760.00

Page 9 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA

ATZG

August 31, 2018 September 11, 2018

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FUND Total
1,115,631,247.220 1,113,788,614.59 1,113,795,394.63 100.00 6,780.04 0.00 6,780.04

Page 10 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/LsNotional Par % Fund

Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA

ATZG

August 31, 2018 September 11, 2018

Fund Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH
-0.010 -0.01 -0.01 0.00 0.00 0.00 0.00

0.00
0.00

0.00
0.00

0.00
0.00

GN GN GN
LS LS LS

CASH EQUIVALENT
955,631,247.230 954,478,493.49 954,481,343.77 85.70 2,850.28 0.00 2,850.28

2,850.28
0.00

0.00
0.00

2,850.28
0.00

GN GN GN
LS LS LS

FIXED INCOME
160,000,000.000 159,310,121.11 159,314,050.87 14.30 3,929.76 0.00 3,929.76

3,929.76
0.00

0.00
0.00

3,929.76
0.00

GN GN GN
LS LS LS

FUND Total
1,115,631,247.220 1,113,788,614.59 1,113,795,394.63 100.00 6,780.04 0.00 6,780.040.000

0.000.00 LS
GN6,780.04 0.00 6,780.04

0.00
GN GN
LS LS

Page 11 Books Closed Prepared by State Street
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